(1]

2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016

Average annual return

Unit Size 1%
Unit Size 0.5%
Unit Size 0.33%
Unit Size 0.25%
Unit Size 0.1%

Since 2010
Average

Unit Size 1%
Unit Size 0.5%
Unit Size 0.33%
Unit Size 0.25%

Total

Annual return on £10K Max Drawdown from peak R/MD

£4,875
£15,112
£10,339
£10,524
-£248
£10,299
-£1,079
£7,792
£15,849
£9,306
£4,349
£6,547
£7,870
£6,622
£7,726
£108,157

77%
39%
26%
19%

8%

£58,335
£8,334
83%
42%
28%
21%

£2,248
£3,226
£3,648
£3,238
£3,501
£2,904
£6,643
£5,815
£4,735
£2,990
£3,544
£1,710
£3,068
£2,813
£3,577
£6,643

66%
33%
22%
17%

7%

£5,815
£3,525
58%
29%
19%
15%

22
4.7
2.8
3.3
-0.1
3.5
-0.2
1.3
3.3
3.1
1.2
3.8
2.6
24
24
16.3

10.0
24

WIL ratio

56%
60%
59%
61%
51%
57%
51%
54%
56%
59%
55%
62%
56%
60%
57%



Unit Size 0.2% 17% 12%
Unit Size 0.1% 8% 6%



[1] Spread 0.6, GS 1, rollover
This means that if you GBP1/pt have short position, you will receive GBP0.10 and for long you will pay GBPO0.61.



